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Abstract: This paper discusses the optimal control issue for elliptic k X k cooperative fractional
systems. The fractional operators are proposed in the Laplace sense. Because of the nonlocality of
the Laplace fractional operators, we reformulate the issue as an extended issue on a semi-infinite
cylinder in R*1. The weak solution for these fractional systems is then proven to exist and be unique.
Moreover, the existence and optimality conditions can be inferred as a consequence.
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1. Introduction

Different areas of mathematics, including harmonic and operator theories, have found
nonlocal operators to be valuable for research. Additionally, they have attracted critical
attentiveness due to their close relationship to practical issues, as they are essential to
the modelling and simulation of complicated processes that take place over a variety of
length scales. Furthermore, the nonlocal operators have numerous applications in various
scientific scopes, including nonlocal continuum fields, porous media flow, fluids, science of
material, turbulence, control problems, optimization and image processing [1-4].

This article discusses the elliptic k x k cooperative fractional system that contains the
Laplace fractional operator (—A)", which is one of the nonlocal operators.

Suppose Q C RF is an open domain that is connected, bounded with the boundary
dQ), where k is an integer such that k > 2, 0 < r < 1 and, as a consequence, k > 2r. Then,
we will investigate the following systems:

(=AY i =T ¢+ fi inQ,
;=0 in RF\Q, @M
Vi=1,23,...,k,

where{y; }X_, are the states of the system and {f;}¥_; are the external sources. The systems
in Equation (1) are said to be cooperative if a;; > 0 for i # j; otherwise, the systems are said
to be noncooperative.

Partial differential equations (PDEs) and their control have piqued the attention of re-
searchers in a wide range of disciplines, including biology, ecology, economics, engineering
and finance [5-9]. These findings have been used in both cooperative and noncoopera-
tive systems [10]. Compared with classical optimal control problems (OPCs), the study of
fractional-order control problems (FOPCs) is very recent. However, it is becoming more
well-known as a result of the significant roles that fractional differential equations (FDEs)

Fractal Fract. 2022, 6, 559. https:/ /doi.org/10.3390/ fractalfract6100559

https:/ /www.mdpi.com/journal/fractalfract


https://doi.org/10.3390/fractalfract6100559
https://doi.org/10.3390/fractalfract6100559
https://creativecommons.org/
https://creativecommons.org/licenses/by/4.0/
https://creativecommons.org/licenses/by/4.0/
https://www.mdpi.com/journal/fractalfract
https://www.mdpi.com
https://orcid.org/0000-0001-9273-9512
https://doi.org/10.3390/fractalfract6100559
https://www.mdpi.com/journal/fractalfract
https://www.mdpi.com/article/10.3390/fractalfract6100559?type=check_update&version=2

Fractal Fract. 2022, 6, 559

2 0f 10

play in physics, chemistry and engineering. Recent studies in various fields have shown
that FDEs are capable of properly describing the dynamics of a wide range of systems. For
example, viscoelasticity and heat transfer in memory materials, anomalous diffusion in
fractal media, nonlocal electrostatics and image processing are just a few of the complex
phenomena that may be studied by using FDEs to characterize their behavior [11-16]. There
have been several studies that represented FOPCs. In [17,18], the distributed OCPs were
covered for a system with a time fraction. These were followed by the derivation of the
optimality requirements. In [19], the optimality requirements were derived for a fractional
differential system with a Schrodinger operator. The harmonic extension approach was
used in [20-22] to turn a nonlocal system into a local one. As a consequence, the optimality
conditions were met.

It is commonly known that the fractional Laplace operator is nonlocal, which means
that when ¢ approaches infinity, the values of ¢ have an effect on the values of (—A)*¢(¢),
where ¢ € O. Additionally, the support of the fractional Laplace operator (—A)* is non-
compact even when the support of ¢ is compact. This fundamental flaw might lead to
various challenges. In fact, situations involving (—A)* cannot be investigated using the
traditional local PDE techniques. For more details about nonlocal operators, see [23-25]. Caf-
farelli and Silvestre [26] showed that the fractional Laplace operator may be described as
an operator that converts a Dirichlet boundary condition to a Neumann-type condition by
employing an extension issue.

Let us assume C* C RF*1 is a semi-infinite cylinder

¢t ={(xw):x RS we (0,00)}, @

where w is a newly defined extended variable. As a result, the nonlocal systems in
Equation (1) is recast locally as follows:

V.(w“V‘Pi) =0 in C+,
¥(x,0) =0 in RF\Q, (3)
%% =(fi+ Z;-‘:l a;;Tra¥;) on Qx {0},
where %—‘5 = —lim,_ o+ w“w, a = 1—2r, v is the outer unit normal to C* at () x
{0}, limgyy0o ¥(x,w) = 0and s, = 2% F(Fl(;)r) > 0.

In this paper, the control problem for cooperative fractional systems is investigated.
There are a number of difficulties with the fractional Laplace operator since it is a nonlocal
operator. To get around this, we employ an extension method to convert the nonlocal
systems (Equation (1)) into local ones (Equation (3)). Then, the weak formulation is per-
formed. Hence, we utilize the lemma of Lax-Milgram to show that the weak solution for
the local systems exists and is unique. Furthermore, the optimality criteria for both local
and nonlocal systems are derived using the Lions approach. If r — 1 is employed, then the
derived results are identical to the classical findings.

The following is the structure of this paper. Section 2 describes several functional
spaces that can be used to model fractional cooperative systems and their expansions, as
well as the existence results. We explore the weak solution and optimality criteria for a
k x k cooperative fractional system in Section 3. A summary and discussion are provided
in the Section 4. Section 5 contains some possible lines for future research in this topic.

2. Preliminaries

In our work, we employ the variational formulation to achieve optimal control of a
cooperative system. Sobolev spaces are offered as the solution spaces to our problem as a
consequence. This section is divided into three subsections. In Section 2.1, some definitions
and the fractional Sobolev spaces are briefly explained. In Section 2.2, the weighted Sobolev
spaces and their properties are reviewed. The primary eigenvalue problem’s characteriza-
tions are described in Section 2.3.
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2.1. Fractional Sobolev Spaces
We define the fractional order Sobolev space for 0 < r < 1 [27] as

2
H(Q) = {l[] € L*(Q / / |¢|xl ~ x2|k+2’) dxydx; < 00}, (4)

HI(Q) = {p € H'(Q) : p = 0 on 2Q}, ®)

which are Hilbert spaces with the following norms:

N
Il = ( [ s+ [ [ HEV 0D g, ) ©)

2 5
191l == (/ / |¢|x1 _x2|k+2r>| dxldxz> , @)

In addition, we define the Lion-Magenes space as follows [28]:

1 1 2(x
HZ(Q) = {zp € HE(Q) : /Q dsz,(ag))dx < oo}, ®)

where the distance between x and dQ) is d(x,9Q)). Combining Equations (4), (5) and (8)
yields the following fractional Sobolev space for every r € (0,1):

H'(Q);  re(0}),

H'(Q) = H*(Q); r=1, ©)
Hy(Q); e (31).
Additionally, we designate by H™"(Q2) the dual space of H"(Q2) in such a way that
(=A)" :H(Q) - HT(Q), (10)
where the fractional Laplace operator (—A)" is given by [29]
_ ¥(x) —(2)
(_A)rll)(x) = Ckr PV. R mdz Ck,r > 0. (11)
We use the embedding chain below:
H'(Q) < L*(Q) <= H"(Q). (12)

After that, we obtain the subsequent chain of Sobolev spaces via the Cartesian product
(H'(Q))F = (L2(Q)* = (H ()" (13)

2.2. Extension Sobolev Spaces

Using the weighted space illustrated below, we may find the weak solution to Equation (3)

H'(CT) = {‘I’ € HL.(CT): /C+ W | V¥ (x, w) |[*dxdw < +oo}, (14)
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with the following norm:
3
¥l c+y = (/C+ w"‘V‘I’(x,w)|2dxdw> . (15)
Additionally, we have the following spaces:
Hp(CT) = {¥ € H'(CT) : ¥lrenqoy = 0in RO}, (16)
and

which provide a clear interpretation of the solutions to Equations (3) in a bounded domain
Q). The following embedding is also available:

Lemma 1. Assume 1 < p < 25, k > 2r. Then, Trq (H},(C*))is compactly embedded in

LP(Q)), and the trace operator Trqy : Hf, (CT) — H'(Q) satisfies the following inequality:
1Tro ¥llnr ) < 0¥ e, ), 6> 0. (18)
Furthermore, Tra¥ = ¥ (x,0) = ¢(x) is the trace of ¥ onto Q) x {0}.

2.3. Eigenvalue Problem

In this section, we will look at some new information from [29] about the eigenvalue
of the fractional elliptic equation shown below:

(-A)p=Ayp inQ,
{ = in RF\ Q. (19

Theorem 1 ([29]). The first eigenvalue of Equation (19) is positive and can be characterized
as follows:

A= i VY - V¥dxdw, ||¥(x,0 =1, 20
‘Pe{frﬁ};?&) o xdw, [[¥(x,0)l| 2y (20)

or its equivalent, shown below:

i Jor w*VY - V¥dxdw
A= min
Y Jol¥(x,0)Pdx

, ¥(x,0) #0. (1)

3. k X k Cooperative Fractional Systems

Here, we show that weak solutions exist and create the optimality criteria fora k x k
cooperative fractional system. This section contains two parts. Using the lemma of Lax—
Milgram, we prove the existence and uniqueness of weak solutions in Section 3.1. The
optimality requirements are derived using an adjoint problem in Section 3.2.

3.1. The Weak Solution

We first convert Equation (3) into a weak form. In fact, the first equation in Equation (3)
is multiplied by a test function {¢;(x,w)} | € (Hf(C +))k, and by integrating over C,
we obtain

/C+ V. (w*VY;)pi(x, w)dx dt = 0. (22)

Using Green’s formula yields

/C+ w*VY;Vi(x, w)dx dw = —/ Trq ¢i(x, w) lim w* oFi
O

dx. 23
x{0} w0 0w (3)
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Therefore, we have

/C+ w*VY;V;(x, w)dx dw = /Q><{0} Tro (pi(x,w)%dx, (24)

By using the systems in Equation (3), we obtain

k
)y /ox{()} (fi + aij Tea ¥ij(x, ) Trq ¢i(x, w)dx. (25)

k
Z/ w*VY;V;(x,w)dx dw = s,
i=1/C* i=1

To this end, a bilinear form on (H,(C +))k can be defined as

k k
a(t, ¢) :z; /c+ w*VY;Ve;(x,w)dxdw — Srijz1/0X{0} a;; Tra ¥ (x, w) Trq ¢;(x, w)dx. (26)

A linear form can also be defined as follows:

F(¢) :i /.

Definition 1 ([10]). We say that the square matrix B = (b;;) is an M matrix if b;; < 0 for i # j
and b;; > 0 and if all principal minors extracted from B are positive.

o i) Tagilxw)dx, Vg € (Hp(CT))" (27)

Lemma 2. The bilinear form in Equation (20) is coercive if the square matrix

A— Sra11 —Srd12 . —Sraq)
—Spdy1 A —Spdpy ...  —Spdyg
Al —s, A= . . . (28)
—Splj —Selgy .. A — Syl

is a non-singular M matrix.

Proof. Replacing ¢ = {¢;}}_, by Y = {¥;}%_, in Equation (26) yields

k k
a(t,¥) = Z/C+ w* VY (x, w)VY;(x, w)dxdw —s, ) /
i=1

a; Tra¥i(x,w) Trq ¥; (x, w)dx
= Ox{0} ij Q) ]( ) Q 1( )

k k
= Z / w*VY;(x,w)VY;(x,w)dxdw — s, Z/ a;; Tra ¥i(x, t) Trao ¥, (x, w)dx (29)
= Jer i—1/Qx{0}

n
—s / a;; Tra ¥ (x, w) Trq ¥;(x, w)dx.
ri?é]Z:l ax{0} ij j i

By applying Cauchy-Schwartz inequality, we have

k k
¥ %) > / VY, 2dx dw — / Tr, ¥, |2d
11( )_1; C+W| 1| X aw Sr;alz Qx{0}| o z| X

k

1 1
B ) 25.\? 25\?
Sy Z ajj </Q><{O} | Tro ¥ | dx) (/Qx{o} | Trq ¥ dx) . (30)

i#j=1
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From Equation (20), we deduce

k aj;Sy 2 1 k
a(¥,¥) = )0 (1= ) )12 = S50 Lyl 1]
] i#]

1

Il
MR

I
on
=)=

Il
MR

k
S
(A= aisr)[¥ill* = 5 3 a1l (31)
i#=1

Hence from Equation (28), we obtain

a(¥,¥) 2 CIYI, oy (32)
Q

Thus, the bilinear form a(¥, ¢) is coercive. [

3.2. The Optimality Conditions

The fundamental goal of this subsection is to formulate the control problem. We create
the adjoint state for the control problem. Furthermore, we created the optimality conditions
using the Lions approach [6,7]. This subsection consists of two parts. The first part deduces
the nonlocal optimality conditions. The second part reveals the local optimality conditions.

3.2.1. Fractional Optimal Control

Take into consideration the space of controls as (L?(Q))*. Then, for an element u =
{u; £, € (L2(Q))X, the state (1) = {¢;(u) }*_, solves the following system:

(=A)y;(u) = X5, a;; ¥i(u) +u; inQ,
Pi(u) =0 in R\, (33)
Vi=1,2,3,...,k

The equations for the observations are as follows:
¥i(u) =¢i(u), i=123,.. k (34)

For a given {zi3}¥ | € (L*(Q))* and {v;}; € (L?(Q))¥, when Equation (33) is
applied, the cost functional is given by

1 k
Q) = 5 12 I9i(2) =zl + (Vo o)z 35)

where the positive definite Hermitian operator N € £((L?(Q))¥) satisfies the following condi-
tion:
(No,0) > r)/”v”%LZ(Q))k/ 7 >0. (36)

Assume that U,; C L?(Q) is closed and convex. The problem of control is then

presented by
{ Finding 1 € (Uyq)F, (37)

such that Q(u) < Q(v), Vv € (Uyy)*.

Theorem 2. There exists a unique optimal control u € (Uy,q)* if the cost functional is provided
by Equations (35) and (36) is true. Additionally, the following equations explain this control:

{(—A)rpi(“) - 2;21 ajipj(u) = ¢i(u) —zy in Q, (38)

pi(u) =0 on RM\Q.
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together with

M»

‘ (pi,vi —ui) + (Nw, 0 —u) 2 2 0,V0 € Ung)¥, (39)

1

where {p;}_, € (H'(Q))* is the adjoint state.

I
—

Proof. Due to the fact that N > 0, the cost functional in Equation (35) is strictly convex.
Additionally, U, is non-empty, closed, bounded and convex in L2(Q)). Then, the optimal
control exists and is unique.

Hence, the optimal control {u;}X_, € (U,4)* satisfies the following inequality:

Q' (u).(v—u)>0,Voe Uy, (40)
which is equivalent to [6]
k
Y- (@i(u) — zig, i(0) — i) + (Nw,o —u) >0, Voe Uy (41)

i=1

Now, since (A, p) = (i, A* p), where
Ay ={y;}iy) = (—A) i — é aijy;, (42)
and A* its adjoint, then
(Ay,p) = <(—A)r¢z’ - liﬂij ¥j, Pi>
= ((=8)"¢i,pi) — (ié aij\j, pi)
= (i, (=8)"pi) — (4’1‘/; ajip;)

= (p,A"p), (43)

Consider the following adjoint system:

(—=A) pi(u) — iy ajipj(u) = $i(u) —zg in Q, )
pi(u) =0 on RF\Q.
By using Equations (33) and (44), we deduce that
! k
Z(pl-, v;—u;)+ (Nu,v— u)(Lz(Q))k >0, Voe (Uy). (45)

Il
—_

O

3.2.2. Extended Optimal Control
If y(v) € (H'(Q))* is a solution to Equation (33) with v = {v;}¥_; € (H7"(Q))* and
¥(v) € (HL(C +))k solves the following systems:

V. (w*VY¥;(u)) =0 in CT,
Yi(x,0) =0 in RF\Q, (46)
%a‘gv(”) = (u; —O—Z;-(Zl aj; Tra¥j(u)) on Qx {0}.
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Then, we have
Te ¥(0) = $(0). @7)
Consequently, the equivalent extended OCP is given by

k

. 1
min Q(v) = > Y || Trq ¥i(v) — zid||%2(0) + (Nv,0) (2, VO E Uqa)k, (48)
i=1

Theorem 3. If the cost functional is provided by Equation (48), and the condition in Equation (36)
is met, then there exists a unique optimal control u = {ui};‘:l € (Uad)*. This control may also be
explained using the following equations:

V.(w*VP) =0 in Ct,
Pi(x,0) =0 in RF\Q, (49)
<%/TTO‘Y1‘) = (Trq Pi,%) on Q x {0}.
as well as
k
Y. (Tr Pyyoi =) + (N o — ) 20, Yo € Upa)" 50)

i=1
where P = {P;}k_| € (Hé(C*))k is the adjoint state.

k

Proof. The optimal control u € (U,;)" is achieved only when

!

Q (u).(v—u) >0, Yo e Uy, (51)

which, again, is the same as [6]

k
(TI‘Q Ti(’()) — ZidrTrQ ‘Ijl‘(’()) - TI'Q "Iﬂ(u)) + (N u,o— 1/{) >0, Voe (Z/lad)k. (52)
i=1

1

If (AY,P) = (¥,A* P), then

I
gl

(AY,P) (V.(t*VY)), P)

I
—

V. (w*VY;)Pidx dw

I
N agle
s~

V. (w*VP)¥;(x,w)dx dw (53)

|
L~
S

c+

k k
P, Y,
_ Tro ¥, 2 d /T potig
;/Qrg lavx—i—ignrglavx

=(Y,A* D),

Hence, the condition in Equation (49) has been met.
We consider the following adjoint systems:

V.(w*VP) =0 in C*,
Pi(x,0) =0 in R\, (54)
517% - Z};l a;; Trq Pj = Trq ¥i(v) —zig  on Q x {0}.

Then, Equation (52) is equivalent to
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k . k
2 <l - 2 Ll]'l' TI'Q Pj,TI'Q ‘I’i(v) - TI'Q ‘Yl(lzl)> + (N u,o— u) >0, Vove (Z/{Hd)k. (55)
h =1

Consequently, by using the final condition from Equation (49), the optimality condi-
tion becomes

k
Y (Trq P,vi —u;) + (Nu,v—u) >0, Voe (Ua)k. (56)
i=1

O

4. Summary and Conclusions

In this work, we examined the OCP for k X k fractional cooperative systems. Due to
the difficulty created by the nonlocality of the fractional Laplace operator, we generalized
our issue to local cooperative systems utilizing the harmonic extension technique. The
Lax-Milgram lemma was used to illustrate the existence and uniqueness of the weak
solution to the local system. Additionally, the conditions of optimality for both the local
and nonlocal systems were proven using the Lions technique. The findings are equivalent
to the standard results if r — 1.

5. Open Problems

*  Study the control problems for k x k cooperative fractional parabolic systems in
the form

Wit (—A)pi = 2;21 a; i+ fi inQx(0,T),
P = in RF\Q x (0, T),

Pi(0) =0 in (), 57)

*  Study the control problems for k x k cooperative time and space fractional systems in
the form

D+ (A = T a i+ fi inQx(0,T),

;i = in R\ Q x (0, T),
lP,’(O) =0 in Q,
Vi=1,2,3,...,k

(58)

where Dy is the Riemann-Liouville sense.
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